A consensus algorithm based on collective neurodynamic system for distributed optimization with linear and bound constraints.
In this paper, an algorithm based on collective neurodynamic system is investigated for distributed constrained convex optimization, whose objective function is a sum of smooth convex functions and non-smooth L1-norm functions. Inspired by recent advances in distributed convex optimization, the continuous-time and discrete-time distributed optimization algorithms described by collective neurodynamic systems are proposed. In the systems, each of the smooth objective functions is allocated to each node as well as each of the L1-norm functions. However, the L1-norm functions are realized by projection operators. Meanwhile, each node satisfies the local linear and bound constraints. Then a connected network is constituted from all the nodes with consensus to find the optimal solutions.